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Erratum 
Volume 1, Number 2 (1971), in the article “Abstract Nonlinear Prediction 
and Operator Martingales” by M. M. Rao, pp. 129-157: 
The following alterations, some of which were already noted elsewhere, 
should be applied to the above paper to avoid misunderstandings. 
1. For the equivalences in Proposition 2.4, % must be reflexive. If it has 
merely the LRN-property as stated there, then one has only the implications: 
(1) H (2) c (3) + (4) f-) (6) ---f (2) and (3) tt (5). However, for the applica- 
tions in the paper, the latter conclusion is enough, (This was noted in the paper 
“Prediction Sequences in Smooth Banach Spaces,” Ann. Inst. H. Poincare’ Ser. B 
8 (1972), 331. In reviewing the latter paper, T. And6 pointed out that the 
function norm p for Proposition 3.1, and hence for Theorem 3.3, should be 
modular, or p is assumed to have also the property of the conclusion of Proposi- 
tion 3.1.) 
2. A strictly convex Lm-space is said to have the (*)-property if for the 
prediction operator Pg: Lw(Z) --t Lm(@, g C Z is a sub-sigma algebra, P&XY) 
= XP,( Y) for Y E Lw(Z), X bounded a-measurable, i.e., Property 4 on p. 135 
of this paper. Then Theorem 3.4(3) should read: “Yn + Y, a.e. if Lq has the 
(*)-property.” The proof here uses the (*)-property even though the result can 
hold with less. The same condition is needed in [19] which is referred to here. 
(It should be noted that there is a certain normalization of the v-functions for 
the L@-spaces in the paper, as explained in Ref. [18], whose results are used 
here. Thus the hypothesis of Theorem 3.4 implies that L+T, %) is rotund- 
Lw(Z) satisfies Milnes’ hypothesis for rotundity, as in [18]. Also v’ on R is not 
a simple derivative, but as stated on p. 136 (line 4), it is the simple derivative 
multiplied by the Signum function. These normalizations also imply that 
.lidf/N,(f)) 4 = ~(1) for 0 #fin-@.) 
3. The result of Proposition 4.1, taken from [21], hypothesizes that the 
measure A c, JA fx dP, x E Z”, A E .Z, has finite variation. That is the meaning 
of “strongly measurable and integrable operator.” (This was noted in a Zbl. 
Math. review (1973).) This is used in the rest of the paper. 
In condensing the final version to less than three-fifths of the original version, 
some of these explanations are not made explicit. A less careful reading can 
lead to incorrect conclusions. 
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